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Actuarial theory for dependent risks/M. Denuit...[etal.]. p. cm. Includes bibliographical references and index. ISBN 0-470-01492-X (acid-free paper) 1.
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M. Denuit, IME, Rome, June 14-16, 2004 - p. 1/55. Risk measures Stochastic orders Dependence structures Credibility models Bonus-malus scales
Stochastic extrema Reinsurance pricing. M. Denuit, IME, Rome, June 14-16, 2004 - p. 2/55. Risk measures. A risk measure is a functional"mapping a
riskX. to a non-negative real number"[X], possibly infinite. The meaning of "[X]is as follows:"[X]represents the minimum extra cash which has to be
added to.
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for dependent risks
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